LARGE DEVIATIONS FOR SOME POISSON RANDOM INTEGRALS by Zbigniew J. JUREK (Wroclaw) &#x26; Liming WU (Clermont-Ferrand) In the theory of large deviations one of the main examples is Schilder's theorem. It gives the large deviation estimates for the convergence ~o on C(~0, oo), Rd) as E ~ 0, for the Brownian Motion W. In this paper we investigate analogous problems for EN( f ) := E f f dN or EN( f ) := E f fdN where N (resp. N) is a (resp. compensated) Poisson point process and f is a deterministic function.
We find that this large deviation estimation depends strongly on the tail behavior of f. This Ledoux [L] .)
1. Notation and basic terminology. Let [Here: A(e) > 0 and A(e) -~ +00 as f 2014~ 0. Also we adopt convention inf ~ _ --oo throughout this We know that the space ~1~(R(E) with vague topology is the projective limit space of sequences with the weak topology. By Dawson-Gartner (1987) we can and do assume that E is compact. This implies the weak LDP by [DS, p. Finally since N ( f ) = Ñ(fo) + Ñ(fl) + N ( f -1 ) is a sum of independent variables, (3.3),(3.4) and (3.5) imply the LDP in Theorem 3 by [LS, [JS] . Thus [L] on the Wiener space.
